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Option currency | An indication of the type
of currency of the option
premium. The option
currency may be reported
in a commonly accepted
code (e.g., the three
character alphabetic ISO

4217 currency code).

(e.g., U.S. Dollar)

Information needed
to identify the type of
currency of the
option premium to
market participants
and the public.

expiration date | that the option is no
longer available for

exercise.

Option premium | An indication of the 50000.......cceennnnnn.. Information needed
additional cost of the (e.g., the cost would be | to explain the market
option to the publicly 50,000 to purchase the | value of the option to
reportable swap option) market participants
transaction as a numerical and the public at the
value, not as the time of execution.
difference of the This field will allow
premiums of the parties’ the public to
obligations to the understand the price
reportable swap of the publicly
transaction. This field is reportable swap
associated with the option transaction.
currency field.

Option lockout | An indication of the first | 20-08- Information is

period allowable exercise date of | 2010............... needed to identify
the option. (e.g., August 20, 2010) | when the option can

first be exercised and
to help market
participants and the
public evaluate the
price of the option.

Option An indication of the date | 20-08-2012............... Information is

(e.g., August 20, 2012)

needed to identify
when the option can
no longer be
exercised and to help
market participants
and the public
evaluate the price of
the option.

APPENDIX B TO PART 43—ENUMERATED
PHYSICAL COMMODITY CONTRACTS
AND OTHER CONTRACTS

ENUMERATED PHYSICAL COMMODITY
CONTRACTS

Agriculture

ICE Futures U.S. Cocoa

ICE Futures U.S. Coffee C

Chicago Board of Trade Corn

ICE Futures U.S. Cotton No. 2

ICE Futures U.S. FCOJ-A

Chicago Mercantile Exchange Live Cattle
Chicago Board of Trade Oats

Chicago Board of Trade Rough Rice
Chicago Board of Trade Soybeans
Chicago Board of Trade Soybean Meal
Chicago Board of Trade Soybean Oil
ICE Futures U.S. Sugar No. 11

ICE Futures U.S. Sugar No. 16
Chicago Board of Trade Wheat

Minneapolis
Spring Wheat

Grain Exchange

Hard Red

Kansas City Board of Trade Hard Winter

Wheat

Chicago Mercantile Exchange Class III Milk
Chicago Mercantile Exchange Feeder Cattle
Chicago Mercantile Exchange Lean Hogs
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Metals

Commodity Exchange, Inc. Copper

New York Mercantile Exchange Palladium
New York Mercantile Exchange Platinum
Commodity Exchange, Inc. Gold
Commodity Exchange, Inc. Silver

Energy

New York Mercantile Exchange Light Sweet
Crude Oil

New York Mercantile Exchange New York
Harbor Gasoline Blendstock

New York Mercantile Exchange Henry Hub
Natural Gas

New York Mercantile Exchange New York
Harbor Heating Oil

OTHER CONTRACTS
Brent Crude Oil (ICE)

17 CFR Ch. | (4-1-12 Edition)

APPENDIX C TO PART 43—TIME DELAYS
FOR PUBLIC DISSEMINATION

The tables below provide clarification of
the time delays for public dissemination set
forth in §43.5. The first row of each table de-
scribes the asset classes to which each chart
applies. The column entitled ‘‘Yearly Phase-
In” indicates the periods beginning on the
compliance date of this part and beginning
on the anniversary of the compliance date
thereafter. The column entitled ‘“Time Delay
for Public Dissemination’ indicates the pre-
cise length of time delay, starting upon exe-
cution, for the public dissemination of such
swap transaction and pricing data by a reg-
istered swap data repository.

Table C1. Block Trades Executed on or Pursu-
ant to the Rules of a Registered Swap Execu-
tion Facility or Designated Contract Market
(Lllustrating §§43.5(d)(1) and (d)(2))

Table C1 also designates the interim time
delays for swaps described in §43.5(c)(2).

ALL ASSET CLASSES

Yearly phase-in

Time delay for public dissemination

Year 1
After Year 1

30 minutes.
15 minutes.

Table C2. Large Notional Off-Facility Swaps
Subject to the Mandatory Clearing Require-
ment With at Least One Swap Dealer or
Major Swap Participant Counterparty (Illus-
trating §§43.5(e)(2)(A) and (e)(2)(B))

Table C2 excludes off-facility swaps that
are excepted from the mandatory clearing

requirement pursuant to Section 2(h)(7) of
the Act and Commission regulations and
those off-facility swaps that are required to
be cleared under Section 2(h)(2) of the Act
and Commission regulations but are not
cleared.

Table C2 also designates the interim time
delays for swaps described in §43.5(c)(3).

ALL ASSET CLASSES

Yearly phase-in

Time delay for public dissemination

Year 1
After Year 1

30 minutes.
15 minutes.

Table C3. Large Notional Off-Facility Swaps
Subject to the Mandatory Clearing Require-
ment in Which Neither Counterparty Is a
Swap Dealer or Major Swap Participant (Il-
lustrating §§43.5(e)(3)(4), (e)(3)(B), and
(e)(3)(C))

Table C3 excludes off-facility swaps that
are excepted from the mandatory clearing

requirement pursuant to Section 2(h)(7) of
the Act and Commission regulations and
those swaps that are required to be cleared
under Section 2(h)(2) of the Act and Commis-
sion regulations but are not cleared.

Table C3 also designates the interim time
delays for swaps described in §43.5(c)(3).

ALL ASSET CLASSES

Yearly phase-in

Time delay for public dissemination

1 hour.

4 hours.
2 hours.
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